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NEW BOOK ANNOUNCEMENT

SERFO0ZO0, R. (2009). Basics of Applied Stochastic Processes
is the latest volume in the series
Probability and Its Applications
published by Springer in collaboration with the Applied Probability Trust.

Stochastic processes are mathematical models of random phenomena that
evolve according to prescribed dynamics. Processes commonly used in appli-
cations are Markov chains in discrete and continuous time, renewal and
regenerative processes, Poisson processes, and Brownian motion. This volume
gives an in-depth description of the structure and basic properties of these
stochastic processes. A main focus is on equilibrium distributions, strong
laws of large numbers, and ordinary and functional central limit theorems for
cost and performance parameters. Although these results differ for various
processes, they have a common trait of being limit theorems for processes
with regenerative increments. Extensive examples and exercises show how
to formulate stochastic models of systems as functions of a system’s data and
dynamics, and how to represent and analyze cost and performance measures.
Topics include stochastic networks, spatial and space-time Poisson processes,
queueing, reversible processes, simulation, Brownian approximations, and varied
Markovian models.

The technical level of the volume is between that of introductory texts that
focus on highlights of applied stochastic processes, and advanced texts that
focus on theoretical aspects of processes. Intended readers are researchers
and graduate students in mathematics, statistics, operations research, computer
science, engineering, and business.

Contents
Markov Chains
Renewal and Regenerative Processes
Poisson Processes
Continuous-Time Markov Chains

Brownian Motion

2RI

Appendix

https://doi.org/10.1017/50021900200005386 Published online by Cambridge University Press


https://doi.org/10.1017/S0021900200005386

FORTHCOMING PAPERS
JOURNAL OF APPLIED PROBABILITY

ARUP BOSE, AMITES DASGUPTA AND KRISHANU MAULIK. Strong laws for balanced triangular
urns

JIHWAN CHA AND MAXIM FINKELSTEIN. On a terminating shock process with independent wear
increments

SVANTE JANSON AND NICLAS PETERSSON. The integral of the supremum process of Brownian
motion

OFFER KELLA. On growth collapse processes with stationary structure and their shot-noise counterparts

SUBHASH KOCHAR AND MAOCHAO XU. Comparisons of parallel systems according to the convex
transform order

THOMAS M. LIGGETT AND RINALDO B. SCHINAZI. A stochastic model for phylogenetic trees

WOIJCIECH NIEMIRO AND PIOTR POKAROWSKI. Fixed precision MCMC estimation by median of
products of averages

ANNA POSFAL Poisson approximation in a Poisson limit theorem inspired by coupon collecting

JOHAN S. H. VAN LEEUWAARDEN, MARK S. SQUILLANTE AND ERIK M. M. WINANDS. Quasi-
birth-and-death processes, lattice path counting, and hypergeometric functions

https://doi.org/10.1017/50021900200005386 Published online by Cambridge University Press


https://doi.org/10.1017/S0021900200005386

FORTHCOMING PAPERS
ADVANCES IN APPLIED PROBABILITY

Stochastic Geometry and Statistical Applications

INES ARMENDARIZ, ANTONIO CUEVAS AND RICARDO FRAIMAN. Nonparametric
estimation of boundary measures and related functionals: asymptotic results

PAUL BALISTER, BELA BOLLOBAS AND MARK WALTERS. Random transceiver
networks

J. DI AZ, D. MITSCHE AND X. PEREZ-GIMENEZ. On the probability of the existence of
fixed-size components in random geometric graphs

H. S. HARUTYUNYAN AND V. K. OHANYAN. Chord length distribution function for
regular polygons

General Applied Probability
CLAUDIA BRACHNER, VICKY FASEN AND ALEXANDER LINDNER. Extremes of
autoregressive threshold processes

VICKY FASEN AND GENNADY SAMORODNITSKY. A fluid cluster Poisson input
process can look like a fractional Brownian motion even in the slow growth aggregation
regime

HECTOR JASSO-FUENTES AND ONESIMO HERNANDEZ-LERMA. Blackwell
optimality for controlled diffusion processes

YUSIK KIM, RHONDA RIGHTER AND RONALD WOLFF. Job replication on multiserver
systems

https://doi.org/10.1017/50021900200005386 Published online by Cambridge University Press


https://doi.org/10.1017/S0021900200005386

Subscription rates

Subscription rates for volume 46 (2009) of Journal of Applied Probability (JAP) are as follows
(post free and including online access at http://projecteuclid.org/jap/): US$384.00; A$402.00; £186.00
for libraries and institutions; or US$128.00; A$134.00; £62.00 for individuals belonging to a recognised
scientific society. The subscription rates for volume 41 (2009) of Advances in Applied Probability, the
companion publication, are the same; if both journals are ordered directly from the Applied Probability
office at the same time, the combined price is discounted by 10%. Please send all enquiries to: Applied
Probability Subscriptions, School of Mathematics and Statistics, University of Sheffield, Sheffield S3
7RH, UK (telephone +44 114 222 3922; fax +44 114 272 9782; email s.c.boyles@sheffield.ac.uk).
Cheques, money orders, etc. should be made payable to ‘Applied Probability’. Payment is acceptable in
US, Australian or UK currency, or by Visa or Mastercard. We can provide back issue prices on application.

Notes for contributors

Papers published in Journal of Applied Probability (JAP) may be either: (i) research papers not
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